Board of Governors of the Federal Reserve System

RSSD Number: 5034792 FR BHCPR

< YSTEM-S].

NG
.';o&

Bank Holding Company Performance Report March 31, 2021—FR BHCPR

This report, which is prepared by the Federal Reserve Board's Division of Supervision
and Regulation, is used by the Federal Reserve System in carrying out its supervisory
responsibilities. All information contained herein was obtained from sources deemed
reliable. However, no guarantee is given as to the accuracy of the data or of the
calculations derived there from. The data and calculations in this report do not indicate
approval or disapproval of any particular institution's performance and are not to be

construed as a rating of any institution by the Federal Reserve System. Users are
cautioned that any conclusions drawn from this report are their own and are not to be
attributed to the Federal Reserve System. In this report, all references to "bank holding
company(ies)" are inclusive of "savings and loan holding company(ies)" unless otherwise
noted. Questions regarding the contents of this report should be directed to the nearest
Federal Reserve Bank.

MIZUHO AMERICAS LLC
BHC Name

City/State NEW YORK, NY

Bank Holding Company Information

Federal Reserve District: 2

Consolidated Assets ($000): 46,986,000

Peer Group Number: 9 Number in Peer Group:
Number of Bank Subsidiaries: 1

Peer Group

Number Description

1 Consolidated assets equal to or greater than $10 billion

2 Consolidated assets between $3 billion and $10 billion

3 Consolidated assets between $1 billion and $3 billion

4 Consolidated assets between $500 million and $1 billion

5 Consolidated assets less than $500 million (starting March 2006 includes

former peer group 6)

6 Consolidated assets less than $300 million (valid only prior to March 2006.
Starting March 2003 includes former peer group 7)

7 Consolidated assets less than $150 million (valid only prior to March 2003)

9 Atypical and second-tier holding companies

Mailing Address:
MIZUHO AMERICAS LLC
1271 AVENUE OF THE AMERICAS

NEW YORK, NY 10020
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MIZUHO AMERICAS LLC NEW YORK, NY 5034792 2 9 EI:gBeqCOFf’ZS
BHC Name City/State RSSD Number FR Dist. Peer #
Summary Ratios

03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018

Average assets ($000) .......uuuitiiieit e 60,910,000 62,253,000 60,803,250 56,881,500 52,965,000
Net income ($000) . ...ttt ettt 3,000 34,000 439,000 240,000 90,000
Number of BHCS iN PEEr group . .....o.vueieii e

BHC [Peer# 9| Pct | BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct
Earnings and Profitability:
Percent of Average Assets
Net interest income (tax equivalent)..................coooiiiiiiiiiineein 0.81 0.78 0.93 0.69 0.70
+ NON-INtErest INCOME. . ... oottt e 1.71 1.72 2.37 212 1.72
—Overhead eXPENSE. ... ... .ttt 2.50 2.19 2.28 2.28 2.17
— Provision for credit [0SSes . ..........oooiiiiiiiiiii -0.02 0.01 0.01 -0.03 0
+ Securities gains (I0SSES) .........uviiiiiii i 0 0 0 0 0
+ Other tax equivalent adjustments ........... -0.01 0 0 0 0
= Pretax net operating income (tax equivalent) 0.03 0.30 1 0.57 0.25
Net operating income ......................... 0.02 0.22 0.72 0.42 0.17
N INCOME . e ettt e e e 0.02 0.22 0.72 0.42 0.17
Net income (Subchapter S adjusted) ...
Percent of Average Earning Assets

Interest income (tax equivalent) ..............cooiiiiiiiiiiiiiiiiiii e 1.23 3.34 2.05 4.63 4.09
INEEIESt EXPENSE . ..ttt ettt ettt et 0.34 2.49 1.03 3.89 3.35
Net interest income (tax equivalent).................coooiiiiiiiiiiiieeen 0.88 0.85 1.02 0.74 0.74
Losses, Allowance, and Past Due + Nonaccrual
Net loan and lease losses / Average loans and leases 0 0 0 0.11 0
Earnings coverage of net loan and lease losses (X) . 48.83
Allowance for loan and lease losses / Total loans and leases not held-for-sale. .. 0.09 0.03 0.14 0.02 0.02
Allowance for loan and lease losses / Total loans and leases ............... 0.09 0.03 0.14 0.02 0.02
Nonaccrual loans and leases + OREO / Total loans and leases + OREO ... 0 0 0 0 0.43
30-89 days past due loans and leases / Total loans and leases ............ 0 0 0 0 0
Liquidity and Funding
Net noncore funding dependence ............oouuiiiiiiiiii it 119.33 75.44 157.89 102.11 96.60
Net short-term noncore funding dependence. . . 47.85 45.35 89.04 64.33 79.48
Net loans and leases / Total @SSetS ...........oevieeiiiiiiiiiiiiiaiaaenanns 14.33 13.44 13.79 13.78 12.50
Capitalization
Tier 1 leverage ratio..........oovuiuiiiiiiiiii i 7.74 6.96 8 7.45 7.32
Holding company equity capital / Total assets. ............c.covviiiiiinnenn.. 10.17 8.53 10.46 9.90 10.05
Total equity capital (including minority interest) / Total assets ............... 10.17 8.53 10.46 9.90 10.05
Common equity tier 1 capital / Total risk-weighted assets................... 15.84 16.29 16.34 18.31 18.16
Net loans and leases / Equity capital (X) 1.41 1.58 1.32 1.39 1.24
Cash dividends / Netincome............coooviiiiiiiiiiiiiiinanaeae e 0 0 0 0 0
Cash dividends / Net income (Subchapter S adjusted) ......................

Growth Rates

A BES ot -8.24 28.18 4.19 7.46 2.05
Equity capital. ... 9.36 6.20 10.15 5.81 2.22
Netloans and leases. ....... ...t -2.11 32.03 4.23 18.47 16.75
Noncore funding ..........oooiiiiiii i -4.59 9.11 2.22 6.98 5.08
Parent Company Ratios

Short-term debt / Equity capital ... 0 0 0 0 0
Long-term debt / Equity capital..............coooiiiiiiiiii 0 0 0 9.31 0
Equity investment in subsidiaries / Equity capital ............................ 73.82 64.23 71.27 64.06 62.16
Cash from ops + noncash items + op expense / Op expense + dividends... -29.21 21.19 96.31 67.88 169.86

Note: Taxable-equivalent income items are not presented for a BHC exempt from reporting Y-9C Schedule HI Memorandum Items 1 and 2.
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MIZUHO AMERICAS LLC

NEW YORK, NY

FR BHCPR

5034792 2 9 Page 2 of 23
BHC Name City/State RSSD Number FR Dist. Peer #
Income Statement—Revenues and Expenses
Percent Change
Dollar Amount in Thousands 03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018 1-Year 5-Year

Interest and fEES ON 10ANS. .. .. ...ttt 15,000 29,000 83,000 131,000 106,000 -48.28
Income from lease financing receivables.....................ooiiia 11,000 12,000 41,000 39,000 38,000 -8.33

Fully taxable income on loans and leases. 26,000 41,000 124,000 170,000 144,000 -36.59

Tax-exempt income on loans and leases. . 0 0 0 0 0

Estimated tax benefit on income on loans and leases . 0 0 0 0 0

Income on loans and leases (tax equivalent) .................co.oovennn 26,000 41,000 124,000 170,000 144,000 -36.59

Investment interest income (tax equivalent) ... 2,000 0 33,000 12,000 1,000
Interest on balances due from depository institutions........................ 1,000 22,000 25,000 81,000 77,000 -95.45
Interest income on other earning assets. ..........covviviiiiiiiiieininn. 142,000 413,000 950,000 2,203,000 1,815,000 -65.62

Total interest income (tax equivalent) .............c.oooviiiiiiiiiiieinnnans 171,000 476,000 1,132,000 2,466,000 2,037,000 -64.08
Interest on time deposits of $250K or more 0 1,000 5,000 5,000 5,000 -100.00
Interest on time deposits < $250K........... 1,000 8,000 21,000 22,000 0 -87.50
Interest on foreign office deposits ........... e 0 3,000 5,000 16,000 13,000 -100.00
Interest on other dePOSItS . .......ie it 0 1,000 2,000 12,000 16,000 -100.00
Interest on other borrowings and trading liabilities........................... 47,000 342,000 536,000 2,016,000 1,634,000 -86.26
Interest on subordinated debt and mandatory convertible securities ........ 0 0 0 0 0

Total INtEreSt EXPENSE. . ...\ttt ettt e 48,000 355,000 569,000 2,071,000 1,668,000 -86.48

Net interest income (tax equivalent) ............c.c.cooviiiiiiiiieininennn. 123,000 121,000 563,000 395,000 369,000 1.65
Non-interestincome.........................e. 261,000 268,000 1,438,000 1,205,000 912,000 -2.61

Adjusted operating income (tax equivalent) 384,000 389,000 2,001,000 1,600,000 1,281,000 -1.29
OVErNEAD EXPENSE . ...t e ettt ettt et 381,000 341,000 1,386,000 1,296,000 1,149,000 11.73
Provision for credit I0SSeS . ........ooiiiiiiii -3,000 1,000 8,000 -17,000 -1,000
SECUrities gaiNS (I0SSES) . ... vttt 0 0 0 -1,000 0
Other tax equivalent adjustments ..............coiiiiiiiiiiiii i -1,000 0 1,000 1,000 0

Pretax net operating income (tax equivalent)..........................ooe. 4,000 47,000 609,000 322,000 132,000 -91.49
Applicable INCOME taXesS ... ..ot 0 13,000 138,000 70,000 42,000 -100.00
Tax equivalent adjustments ................. 1,000 0 32,000 12,000 0

Applicable income taxes (tax equivalent). . . 1,000 13,000 170,000 82,000 42,000 -92.31
MINOKIY INEEIEST . ..ttt 0 0 0 0 0

Net income before discontinued operations, net of minority interest....... 3,000 34,000 439,000 240,000 90,000 -91.18
Discontinued operations, net of applicable income taxes.................... 0 0 0 0 0
Net income attributable to holding company..................cooiiiiinnn.. 3,000 34,000 439,000 240,000 90,000 -91.18
Memoranda
Net income - holding company and noncontrolling (minority) interest........ 3,000 34,000 439,000 240,000 90,000 -91.18
Investment securities income (tax equivalent) 2,000 0 33,000 12,000 1,000

US Treasury and agency securities (excluding mortgage-backed securities) . . 0 0 0 0 0

Mortgage-backed SECUNtIES ...........oviiii e 0 0 0 0 0

All Other SECUNLIES ... ... 2,000 0 33,000 12,000 1,000
Cash dividends declared...............oooiiiiiiiiiiiii 0 0 0 0 0

L0707 1311 To o T 0 0 0 0 0

PrEfEITE . . 0 0 0 0 0

Note: Taxable-equivalent income items are not presented for a BHC exempt from reporting Y-9C Schedule HI Memorandum Items 1 and 2.
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MIZUHO AMERICAS LLC NEW YORK, NY 5034792 2 9 EI:gBel-;COFf’ZS

BHC Name City/State RSSD Number FR Dist. Peer #

Relative Income Statement and Margin Analysis

03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct [ BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct | BHC [Peer# 9] Pct

Percent of Average Assets

Interest income (tax equivalent) ....... ..o 1.12 3.06 1.86 4.34 3.85

Less: Interestexpense ...................... 0.32 2.28 0.94 3.64 3.15

Equals: Net interest income (tax equivalent) .. 0.81 0.78 0.93 0.69 0.70

Plus: NON-interest iNCOMe. ........oouuiiiii e 1.71 1.72 2.37 2.12 1.72

Equals: adjusted operating income (tax equivalent) ......................... 2.52 2.50 3.29 2.81 2.42

Less: OVerhead eXPENSE. .. ...... ettt et 2.50 2.19 2.28 2.28 2.17

Less: Provision for credit I0Sses. ... -0.02 0.01 0.01 -0.03 0

Plus: Realized gains (losses) on held-to-maturities securities ............... 0 0 0 0 0

Plus: Realized gains (losses) on available-for-sale securities ............... 0 0 0 0 0

Plus: other tax equivalent adjustments ...............ccooviiiiiiiiiiaiinnn. -0.01 0 0 0 0

Equals: Pretax net operating income (tax equivalent) ....................... 0.03 0.30 1 0.57 0.25

Less: Applicable income taxes (tax equivalent)..................ccooiiieenn.. 0.01 0.08 0.28 0.14 0.08

Less: MINOKity INtEreSt. ... ..ouu e 0 0 0 0 0

Equals: Net operating iNCOME ... .. ...ttt 0.02 0.22 0.72 0.42 0.17

Plus: Net extraordinary items. ... ......oueiuiie i 0 0 0 0 0

Equals: NetinCOME . ... 0.02 0.22 0.72 0.42 0.17

Memo: Net income (last four qUAarters) .............ooeeiiieiiieeeiieeennns 0.67 0.43 0.72 0.42 0.17

Net income—-BHC and noncontrolling (minority) interest ..................... 0.02 0.22 0.72 0.42 0.17

Margin Analysis

Average earning assets / Average assetS..........oeuviiiiiiiiiiiiiaiaaan. 91.44 91.60 90.79 93.55 94.14

Average interest-bearing funds / Average assets..................coiiiein. 45.28 44.52 46.87 49.14 47.19

Interest income (tax equivalent) / Average earning assets .................. 1.23 3.34 2.05 4.63 4.09

Interest expense / Average earning assetS...........vevuuiieiiineiininaiin. 0.34 2.49 1.03 3.89 3.35

Net interest income (tax equivalent) / Average earning assets .............. 0.88 0.85 1.02 0.74 0.74

Yield or Cost

Total loans and leases (tax equivalent) 1.60 2.66 1.86 3.16 3.23

Interest-bearing bank balances ............. e 0.11 2.51 0.72 3.21 2.77

Federal funds sold and reverse repos. ............oveiiiiiiiiiieiiiiainnns 0.59 4.06 2.12 5.85 5.11

TradiNg ASSELS . . ...ttt ettt 2.25 3.65 2.78 3.48 3.75

Total €arniNg @SSELS ... ... cuit ettt 1.21 3.34 1.99 4.61 4.09

Investment securities (tax equivalent) ............c.coooviiiiiiiii i, 1.54 0 20.56 46.60 3.81
US Treasury and agency securities (excluding mortgage-backed securities). . .

Mortgage-backed securities 0 0 0 0 0
All other securities ........................

Interest-bearing dePOSItS . . ... oouu e 0.13 1.28 0.78 1.76 1.27
Time deposits of $250K OF MOTe ........oiiiiii e 0 1.59 2.15 2.21 2.25
Time deposits < $250K. ... ..ot 0.68 2.18 1.72 2.44 0
Other domestic dePOSIES . ...\ .eii e 0 0.26 0.11 0.91 0.87
FOreign dePOSILS . ...ttt et 0 1.88 0.87 2.43 1.99

Federal funds purchased and repos. ..........couiiiiiiiiiii it 0.29 3.51 1.37 5.30 4.43

Other borrowed funds and trading liabilities ........................cooooit 0.77 1.67 1.19 2.72 2.92

All interest-bearing funds. ... ... ..ot 0.70 5.12 2 7.41 6.67

Note: Taxable-equivalent income items are not presented for a BHC exempt from reporting Y-9C Schedule HI Memorandum Items 1 and 2.
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MIZUHO AMERICAS LLC NEW YORK, NY 5034792 5 9 El:gBel-lCOFf’za
BHC Name City/State RSSD Number FR Dist. Peer #
Non-interest Income and Expenses
Dollar Amount in Thousands 03/31/2021 [ 03/31/2020 [ 12/31/2020 [ 12/31/2019 [ 12/31/2018
Non-interest Income and Expenses
Total NON-INtEreSt iNCOME . ...t 261,000 268,000 1,438,000 1,205,000 912,000
Fiduciary activitieS iINCOME ...ttt 15,000 13,000 55,000 46,000 47,000
Service charges on deposit accounts - domestic . 0 0 0 0 0
Tradingrevenue..............cooeeiiiieiiann. -116,000 -25,000 146,000 182,000 38,000
Investment banking fees and commissions 265,000 196,000 880,000 655,000 615,000
Insurance activities reVENUE. .. ........iiiei e 0 0 0 0 0
Venture capital reVENUE ... ...t 0 0 0 0 0
Net ServiCing feeS .. ... oo 0 0 0 0 0
Net securitization iINCOMEe ......... ...t 0 0 0 0 0
Net gains (losses) on sales of loans, OREO, other assets................. 0 0 0 0 0
Other NoN-iNterest INCOME. ... . ..o 97,000 84,000 357,000 322,000 212,000
Total overhead EXPENSES ... ..ottt ettt et 381,000 341,000 1,386,000 1,296,000 1,149,000
Personnel eXpeNSE. ... 172,000 146,000 669,000 617,000 504,000
Net occupancy expense................... 18,000 19,000 70,000 68,000 45,000
Goodwill impairment losses 0 0 0 0 0
Amortization expenses and impairment loss (other intangible assets). . ... 0 0 0 0 0
Other OPEerating EXPENSES . .. ...ttt ettt ettt e e et ees 191,000 176,000 647,000 611,000 600,000
Fee income on mutual funds and annuities......................... 0 0 0 0 0
Memoranda
Assets under management in proprietary mutual funds and annuities....... 0 0 0 0 0
Number of equivalent employees ...........coveiiiiiiii i 1,739 1,438 1,569 1,466 1,245
Average personnel expense per employee. . . 98.91 101.53 426.39 420.87 404.82
Average assSets PEr EMPIOYEE. .. ...ttt et 35,025.88 43,291.38 38,752.87 38,800.48 42,542.17
BHC [Peer# 9| Pct | BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct
Analysis Ratios
Mutual fund fee income / Non-interestincome .................ooovveeieie 0 0 0 0 0
Overhead expenses / Net Interest Income + non-interest income ........... 99.74 87.66 70.36 81.56 89.70
Percent of Average Assets
Total overhead EXPENSE . ... ... ittt 2.50 2.19 2.28 2.28 2.17
Personnel eXpense................cooonn 1.13 0.94 1.10 1.08 0.95
Net occupancy expense................... 0.12 0.12 0.12 0.12 0.08
Other operating expenses................. 1.25 1.13 1.06 1.07 1.13
Overhead less non-interest income 0.79 0.47 -0.09 0.16 0.45
Percent of Adjusted Operating Income (Tax Equivalent)
Total overhead EXPENSE . ... ..ottt 99.22 87.66 69.27 81 89.70
Personnel EXPENSE. . ...ttt 44.79 37.53 33.43 38.56 39.34
NEt OCCUPANCY EXPENSE. . . . ettt ettt et e et e e e e et eeees 4.69 4.88 3.50 4.25 3.51
Other operating expenses 49.74 45.24 32.33 38.19 46.84
Total non-interestincome ................... 67.97 68.89 71.86 75.31 71.19
Fiduciary activities income 3.91 3.34 2.75 2.88 3.67
Service charges on domestic deposit accounts 0 0 0 0 0
Trading FEVENUE. . ...ttt ettt ettt -30.21 -6.43 7.30 11.38 2.97
Investment banking fees and commissions. ... 69.01 50.39 43.98 40.94 48.01
Insurance activities reVENUE. ...........iei e 0 0 0 0 0
Venture capital FEVENUE . ... ..ou ettt e 0 0 0 0 0
Net ServiCing feeS . ... i 0 0 0 0 0
Net securitization INCOME ..........coviiriiiiiiiii e, 0 0 0 0 0
Net gain (loss) - sales of loans, OREO, and other assets 0 0 0 0 0
Other NoN-iNterest iNCOME. .......vuuuu i 25.26 21.59 17.84 20.13 16.55
Overhead less NON-INtErest iNCOME .........ovuuiiiii i 31.25 18.77 -2.60 5.69 18.50
Applicable income taxes / Pretax net operating income (tax equivalent)..... 0 27.66 22.66 21.74 31.82
Applicable income tax + TE / Pretax net operating income + TE ............ 25 27.66 27.91 25.47 31.82

Note: Taxable-equivalent income items are not presented for a BHC exempt from reporting Y-9C Schedule HI Memorandum Items 1 and 2.
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MIZUHO AMERICAS LLC NEW YORK, NY 5034792 5 9 El:gBel-éCOFf’za
BHC Name City/State RSSD Number FR Dist. Peer #
Assets

Percent Change
Dollar Amount in Thousands 03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018 1-Year 5-Year

Real estate 10aNnS . .........ooiiiii 0 0 0 0 4,000
Commercial and industrial loans 2,435,000 2,811,000 2,030,000 2,258,000 2,448,000 -13.38
Loans to individuals . .........ooouii e .. 0 0 0 0 0
Loans to depository institutions and acceptances of other banks............ 30,000 30,000 30,000 30,000 55,000 0.00
AGricUtUral I0aNS. ... ..o 0 0 0 0 0
Otherloans and eases. ...........uuiiiiiiiii i 4,279,000 4,045,000 4,242,000 3,751,000 2,588,000 5.78
Less: Unearned iNCOME .. ... vttt et et 3,000 4,000 3,000 3,000 0 -25.00

Loans and leases, net of unearned income .....................cooo 6,741,000 6,882,000 6,299,000 6,036,000 5,095,000 -2.05
Less: Allowance for loan and lease 10SSeS ...........ccvvviiiiiiiiiennnnns. 6,000 2,000 9,000 1,000 1,000 200.00

Net 10ans and l8aSES. ... . .ovur ettt 6,735,000 6,880,000 6,290,000 6,035,000 5,094,000 -2.11
Debt securities that reprice or mature inover lyear ........................ 0 1,000 0 1,000 1,000 -100.00
Mutual funds and equity securities 310,000 25,000 243,000 25,000 24,000 1140.00

Subtotal .. ... 7,045,000 6,906,000 6,533,000 6,061,000 5,119,000 2.01

Interest-bearing bank balances ............. 3,881,000 4,353,000 3,567,000 2,654,000 1,477,000 -10.84
Federal funds sold and reverse repos 14,139,000 18,135,000 12,742,000 17,204,000 17,905,000 -22.03
Debt securities that reprice or mature within 1year ......................... 1,000 1,000 1,000 1,000 1,000 0.00
TrAdiNG ASSELS . ..ttt ettt 17,506,000 14,772,000 18,771,000 13,500,000 13,275,000 18.51

Total €arNING ASSELS. . ...ttt ettt 42,572,000 44,167,000 41,614,000 39,420,000 37,777,000 -3.61
Non-interest-bearing cash and due from depository institutions 271,000 397,000 336,000 318,000 1,215,000 -31.74
Premises, fixed assets, and leases.......... 546,000 575,000 557,000 549,000 108,000 -5.04
Other real estate owned..................... 0 0 0 0 22,000

Investment in unconsolidated subsidiaries .. 0 0 0 0 0

Intangible and other assets ................. . 3,597,000 6,069,000 3,114,000 3,498,000 1,622,000 -40.73

I =1 = 157T=Y £ 46,986,000 51,208,000 45,621,000 43,785,000 40,744,000 -8.24
Quarterly aVerage aSSeIS . .......uuiuuiie ettt 60,910,000 62,253,000 58,963,000 57,665,000 54,800,000 -2.16
Average [0ans and 1€ases (YTD) ... ..vuettiiiriiii et neaas 6,515,000 6,170,000 6,653,750 5,383,250 4,453,250 5.59
Memoranda
Loans held-for-sale. ............oooiiiiii 0 0 0 0 0
Loans not held-for-sale...................... 6,741,000 6,882,000 6,299,000 6,036,000 5,095,000 -2.05
Real estate loans secured by 1-4 family.... 0 0 0 0 4,000
Commercial real estate loans ............... . 0 0 0 0 0

Construction and land development............c..ciiiiiii i 0 0 0 0 0

Multifamily. .. .. 0 0 0 0 0

Nonfarm nonresidential ... 0 0 0 0 0
Real estate loans secured by farmland. ... 0 0 0 0 0
Total INVeStMeNt SECUNIES . ... . .uutie ittt 311,000 27,000 244,000 27,000 26,000 1051.85

U.S. Treasury SECUMTIES. . ... ...ttt ettt s 0 0 0 0 0

US agency securities (excluding mortgage-backed securities) 0 0 0 0 0

Municipal securities ....................... 0 0 0 0 0

Mortgage-backed securities............... 1,000 2,000 1,000 2,000 2,000 -50.00

Asset-backed securities................... 0 0 0 0 0

Other debt securities ...................... 0 0 0 0 0

Mutual funds and equity securities 310,000 25,000 243,000 25,000 24,000 1140.00
Available-for-sale SECUrtieS . ... ....vi it 0 0 0 0 0

U.S. Treasury SECUNMLIES. ... ...ttt 0 0 0 0 0

US agency securities (excluding mortgage-backed securities) ............. 0 0 0 0 0

MUNICIPal SECUMIES . ...\ttt 0 0 0 0 0

Mortgage-backed SECUNLIES ... . ...ueei i 0 0 0 0 0

Asset-backed SECUMIES ... vttt 0 0 0 0 0

Other debt SECUMtIeS .. ......ooiiii e 0 0 0 0 0

Mutual funds and equity securities .............c.ccoovviiiiiiiiinan. 0 0 0 0 0
Held-to-maturity securities appreciation (depreciation) 0 0 0 0 0
Available-for-sale securites appreciation (depreciation) .

Structured notes, fairvalue. ...t 0 0 0 0 0
Pledged SECUNLIES .. ...\ .t 0 0 0 0 0
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MIZUHO AMERICAS LLC

NEW YORK, NY

FR BHCPR
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BHC Name City/State RSSD Number FR Dist. Peer #
Liabilities and Changes in Capital
Percent Change
Dollar Amount in Thousands 03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018 1-Year 5-Year

DEeMANd AEPOSIES . ...ttt ettt e e e e 660,000 573,000 735,000 507,000 623,000 15.18
NOW, ATS and transaction accounts ......... 991,000 776,000 808,000 644,000 756,000 27.71
Time deposits less brokered deposits < $250K . -1,140,000 -966,000 -994,000 -395,000 -577,000
MMDA and other Savings aCCOUNTS ... ...ttt e e ieeeinns 1,212,000 1,103,000 1,236,000 527,000 723,000 9.88
Other non-interest-bearing deposits. ..............cooiiiiiiiiiiiii i 0

COrE ABPOSIES . . . vt eee ettt et 1,723,000 1,486,000 1,785,000 1,283,000 1,525,000 15.95
Time deposits of $250K OF MOTE ... .. vvieeee et eee e 415,000 300,000 108,000 203,000 234,000 38.33
FOreign dePOSIES . ...ttt 147,000 576,000 404,000 609,000 644,000 -74.48
Federal funds purchased and repos. ...........covveiiiiiiiiiiiiianaeaiann. 16,044,000 18,284,000 16,557,000 18,996,000 20,870,000 -12.25

Secured federal funds purchased ...t 0 0 0 0 0
COMMENCIAl PAPET - .ttt ettt et e 0 0 0 0 0
Other borrowings w/remaining maturity of 1 year or less 3,076,000 3,672,000 3,531,000 2,522,000 851,000 -16.23
Other borrowings w/remaining maturity over Lyear .................. 4,999,000 2,040,000 4,461,000 2,252,000 848,000 145.05
Brokered deposits < $250K . ... ..o e 1,747,000 2,827,000 1,564,000 1,466,000 902,000 -38.20

NONCOre FUNAING ...t 26,428,000 27,699,000 26,625,000 26,048,000 24,349,000 -4.59
Trading liabilities .. ... ... 3,977,000 5,730,000 3,831,000 3,240,000 3,871,000 -30.59
Subordinated notes and debentures + trust preferred securities. ............ 0 0 0 0 0
Other labilities ... ... 10,081,000 11,925,000 8,606,000 8,880,000 6,903,000 -15.46
Total Habilities . . .. ..o 42,209,000 46,840,000 40,847,000 39,451,000 36,648,000 -9.89
Equity Capital
Perpetual preferred stock (including surplus) 0 0 0 0 0
Common StocK .........oooiiiii . 0 0 0 0 0
COMMON SUMPIUS . .« ettt et ettt 3,698,000 3,698,000 3,698,000 3,698,000 3,698,000 0.00
Retained @armingS. . ... .. ettt et 1,085,000 677,000 1,081,000 643,000 405,000 60.27
Accumulated other comprehensive income ................ccoiiiiiiiiain. -6,000 -7,000 -5,000 -7,000 -7,000
Other equity capital COMPONENS .. ... ouut et 0 0 0 0 0

Total holding company equity capital....... 4,777,000 4,368,000 4,774,000 4,334,000 4,096,000 9.36

Noncontrolling (minority) interest in subsidiaries . 0 0 0 0 0
Total equity capital, including minority interest ..................coooovin.n. 4,777,000 4,368,000 4,774,000 4,334,000 4,096,000 9.36
Total liabilities and CaPItal .. ............ovireririeie e 46,986,000 | 51,208,000 | 45,621,000 | 43,785,000 | 40,744,000 | -8.24 |
Memoranda
Non-interest-bearing depoSItS . ... ...... ettt 660,000 573,000 735,000 507,000 623,000 15.18
Interest-bearing dePOSItS . . . ... .vuu ettt 3,372,000 4,616,000 3,126,000 3,054,000 2,682,000 -26.95

TOtAl AEPOSIES . . ..ttt et ettt 4,032,000 5,189,000 3,861,000 3,561,000 3,305,000 -22.30
Long-term debt that reprices within Lyear ................ooiiiiiiiiiinn.. 3,736,000 1,317,000 3,132,000 1,209,000 735,000 183.68
Changes in Holding Company Equity Capital
Equity capital, previous year-end as amended ................c.oiiiiiiiinn 4,774,000 4,334,000 4,334,000 4,096,000 4,007,000
ACCOUNTING reSTAtEMENTS . . ...ttt 0 0 0 -3,000 0
NEEINCOME . . .t 3,000 34,000 439,000 240,000 90,000
Net sale of new perpetual preferred stock. ...t 0 0 0 0 0
Net sale of new common StOCK. ... 0 0 0 0 0
Sale of treasury StOCK ... ...v .o 0 0 0 0 0
Less: Purchase of treasury StOCK. ...........oviuuiiiiii s 0 0 0 0 0
Changes incident to business combinations. ...............c.c.coeeeieiiinnnn. 0 0 0 0 0
Less: Dividends declared .............oooiiiiiiiiiiiii s 0 0 0 0 0
Change in other comprehensive income .... 0 0 1,000 0 1,000
Changes in debit to ESOP liability. .......... 0 0 0 0 0
Other adjustments to equity capital. .. .........covvruriiiiiirieeeeinnnn. 0 0 0 1,000 -2,000
Holding company equity capital, ending balance ............................ 4,777,000 4,368,000 4,774,000 4,334,000 4,096,000
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BHC Name City/State RSSD Number FR Dist. Peer #
Percent Composition of Assets
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct
Percent of Total Assets
Real @State 10aNS ... ..ot s 0 0 0 0 0.01
Commercial and industrial loans 5.18 5.49 4.45 5.16 6.01
Loans to iNdividuals . . ......oouu e 0 0 0 0 0
Loans to depository institutions and acceptances of other banks .. 0.06 0.06 0.07 0.07 0.13
AGCURUral I0ANS. . .. .. 0 0 0 0 0
Other 10ans and |@aSES. . ... v vttt 9.11 7.90 9.30 8.57 6.35
Net 10ans and l@aSES . ... ... vuu e 14.33 13.44 13.79 13.78 12.50
Debt SECUNtIES OVEr L YaAI. ...\ttt ittt 0 0 0 0 0
Mutual funds and equity SECUNILIES ... ......iirei i 0.66 0.05 0.53 0.06 0.06
SUBLOAL . . 14.99 13.49 14.32 13.84 12.56
Interest-bearing bank balances ............. 8.26 8.50 7.82 6.06 3.63
Federal funds sold and reverse repos 30.09 35.41 27.93 39.29 43.95
Debt securities 1 yearorless ............... . 0 0 0 0 0
Trading @SSELS . ...ttt 37.26 28.85 41.15 30.83 32.58
Total €arNiNg ASSELS. ...ttt et ettt 90.61 86.25 91.22 90.03 92.72
Non-interest cash and due from depository institutions...................... 0.58 0.78 0.74 0.73 2.98
Other real estate OWNEd. .......vii i 0 0 0 0 0.05
All OthEr @SSELS. . ..ttt e e s 8.82 12.97 8.05 9.24 4.30
Memoranda
Short-term iNVESIMENES .. ... 38.35 43.92 35.75 45.36 47.57
U.S. Treasury SECUMHIES. . . ...ttt ettt et 0 0 0 0 0
US agency securities (excluding mortgage-backed securities) .............. 0 0 0 0 0
MUNICIPal SECUNLIES . . .o 0 0 0 0 0
Mortgage-backed Securities. ..........oviiiii i 0 0 0 0 0
Asset-backed SECUMIES ... ... vt 0 0 0 0 0
Other debt SECUNTIES . . ..o v vttt 0 0 0 0 0
Loans held-for-sale.......................... 0 0 0 0 0
Loans held for investment................... 14.35 13.44 13.81 13.79 12.50
Real estate loans secured by 1-4 family.... .. 0 0 0 0 0.01
REVOIVING .o 0 0 0 0 0
Closed-end, secured by firstliens ...t 0 0 0 0 0.01
Closed-end, secured by junior liens ..o 0 0 0 0 0
Commercial real estate 10aNns . ............iiieiiiiii i 0 0 0 0 0
Construction and land development..............ooviiiiiiiiiiiiianns 0 0 0 0 0
Multifamily. .. .. 0 0 0 0 0
Nonfarm nonresidential ................... 0 0 0 0 0
Real estate loans secured by farmland 0 0 0 0 0
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BHC Name City/State RSSD Number FR Dist. Peer #
Loan Mix and Analysis of Concentrations of Credit
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct
Loan Mix, Percent of Gross Loans and Leases
Real @State 10aNS ... ..ot s 0 0 0 0 0.08
Real estate loans secured by 1-4 family .. 0 0 0 0 0.08
Revolving .... 0 0 0 0 0
Closed-end...........oooviiiiiiiiinnn... 0 0 0 0 0.08
Commercial real estate [0ans .............ooiiiiiiiiiii it 0 0 0 0 0
Construction and land development..............ccoooviiii i, 0 0 0 0 0
T4 amily. ..o 0 0 0 0 0
(43T 0 0 0 0 0
Multifamily. .. ..o 0 0 0 0 0
Nonfarm nonresidential ..............oviiiiiii i 0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
Real estate loans secured by farmland .. 0 0 0 0 0
Loans to depository institutions and acceptances of other banks............ 0.45 0.44 0.48 0.50 1.08
Commercial and industrial [0ans .......... ... 36.12 40.85 32.23 37.41 48.05
Loans to iNdividUuals . .. ..ot 0 0 0 0 0
Credit Card l0aNS .. ...t 0 0 0 0 0
AGrCURRUIAl I0ANS. ... .. 0 0 0 0 0
Other 10ans and 1eases. . . ... ... ve i 63.48 58.78 67.34 62.14 50.79
Loans and Leases, Percent of Tier 1 Capital + ALLL
(CECL transition adjusted)
Real @State 10aNS ... ..ot 0 0 0 0 0.10
Real estate loans secured by 1-4 family.................cooooiiiia 0 0 0 0 0.10
REVOIVING ..ttt 0 0 0 0 0
CloSEA-ENA. . ...\ttt 0 0 0 0 0.10
Commercial real estate loans 0 0 0 0 0
Construction and land development 0 0 0 0 0
1-4 family 0 0 0 0 0
Other....... 0 0 0 0 0
Multifamily 0 0 0 0 0
Nonfarm nonresidential ..............oviiiiii i 0 0 0 0 0
[T g 1= o Yo o1 o 1= 0 0 0 0 0
(3T 0 0 0 0 0
Real estate loans secured by farmland. ... 0 0 0 0 0
Loans to depository institutions and acceptances of other banks............ 0.64 0.69 0.63 0.70 1.37
Commercial and industrial loans 51.57 64.83 42.94 52.54 61.06
Loans to individuals 0 0 0 0 0
Credit card loans . 0 0 0 0 0
Agricultural loans. ....... .. 0 0 0 0 0
Other 10ans and 1eases. . ... ...t 90.62 93.29 89.74 87.27 64.55
Supplemental
Non-owner occupied CRE loans / Gross 10ans.............c.ccoovvvviieennn.. 0.47 | [ 0] [ 0] [ o] [ o]
Non-owner occupied CRE loans / Tier 1 capital + ALLL
(CECL transition adjusted) ............oiiirieii s 0.68 0 0 0 0
Total CRE loans / Tier 1 capital + ALLL (CECL transition adjusted) ......... 0.68 0 0 0 0
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BHC Name City/State RSSD Number FR Dist. Peer #
Liquidity and Funding
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct

Percent of Total Assets
Short-term iNVESIMENTS .......oiiiii et 38.35 43.92 35.75 45.36 47.57
Liquid assets............ 76.19 73.54 77.63 76.91 83.14
Investment securities. . 0.66 0.05 0.53 0.06 0.06
Netloans and leases........................ 14.33 13.44 13.79 13.78 12.50
Net loans, leases and standby letters of credit 15.35 14.50 14.70 15.02 14.39
[0 (=3 (=T o To 1S3 £ 3.67 2.90 3.91 2.93 3.74
NONCOre fUNAING .. ... 56.25 54.09 58.36 59.49 59.76
Time deposits of $250K O MOre ... ...uiii e 0.88 0.59 0.24 0.46 0.57
FOreign depOSItS .. ...t 0.31 1.12 0.89 1.39 1.58
Federal funds purchased and repos. .............iiiiiiiiiiiiiiiii s 34.15 35.71 36.29 43.38 51.22

Secured federal funds purchased 0 0 0 0 0
Net federal funds purchased (sold) . 4.05 0.29 8.36 4.09 7.28
COMMENCIAl PAPET ..ttt ettt e e 0 0 0 0 0
Other borrowings w/remaining maturity of 1 yearorless .................... 6.55 7.17 7.74 5.76 2.09
Earning assets that reprice within Lyear...............coooiiiiiiiineinnn.. 47.60 53.85 44.24 55.39 57.11
Interest-bearing liabilities that reprice within Lyear.......................... 2.48 5.34 2.36 4.29 2.96
Long-term debt that reprices within 1 year ...................oooiiiiiinnn.. 7.95 2.57 6.87 2.76 1.80
Net assets that reprice within Lyear ...t 37.17 45.94 35.01 48.34 52.35
Other Liquidity and Funding Ratios
Net noncore funding dependence .............coviiiiiiiiiiiiiaiiiiianns 119.33 75.44 157.89 102.11 96.60
Net short-term noncore funding dependence.................ooovviiieenn.. 47.85 45.35 89.04 64.33 79.48
Short-term investment / Short-term noncore funding ........................ 84.24 87.78 73.71 83.59 82.59
Liquid assets - short-term noncore funding / Nonliquid assets............... 128.74 88.83 130.22 98.13 151.42
Net loans and leases / Total depoSitS ............iviiiiiiiiiiiiiiiiainnns 167.04 132.59 162.91 169.47 154.13
Net loans and leases / Core deposits . ........couuieiiiiiieiii i 390.89 462.99 352.38 470.38 334.03
Held-to-maturity securities appreciation (depreciation) / Tier 1 capital....... 0 0 0 0 0
Available-for-sale securities appreciation (depreciation) / Tier 1 capital
Structured notes appreciation (depreciation) / Tier 1 capital
Percent of Investment Securities
Held-to-maturity SECUIIES .......o.uii e 0.32 7.41 0.41 7.41 7.69
Available-for-sale securities . ...........ooiiiiii 0 0 0 0 0
U.S. Treasury SECUMHIES. . . ...ttt ettt et es 0 0 0 0 0
US agency securities (excluding mortgage-backed securities) .............. 0 0 0 0 0
MUNICIPal SECUILIES . . ..o 0 0 0 0 0
Mortgage-backed securities 0.32 7.41 0.41 7.41 7.69
Asset-backed securities..................... 0 0 0 0 0
Other debt securities........................ .. 0 0 0 0 0
Mutual funds and equity SECUNILIES ..........ieeei it 99.68 92.59 99.59 92.59 92.31
Debt Securities 1 YEar OF IESS ... ...ttt 0.32 3.70 0.41 3.70 3.85
Debt securities 1 to 5 years 0 0 0 0 0
Debt securities over 5 years 0 3.70 0 3.70 3.85
Pledged securities ................cooooien .. 0 0 0 0 0
Structured notes, fairvalue..............oooo i 0 0 0 0 0
Percent Change from Prior Like Quarter
Short-term iNVESIMENES .. ... e -19.87 3.73 -17.87 2.46 -1.50
INVESIMENE SECUNLIES. . . .\ttt ettt et eeeees 1,051.85 0 803.70 3.85 -3.70
COrE AEPOSIES .. v v vttt ettt 15.95 -4.13 39.13 -15.87 -16.30
NONCOre fUNAING .. ... -4.59 9.11 2.22 6.98 5.08
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BHC Name City/State RSSD Number FR Dist. Peer #
Derivatives and Off-Balance-Sheet Transactions
Dollar Amount in Thousands 03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018

Loan commitments (reported semiannually, June/DecC) ..................... 4,790,000 4,409,000 3,033,000

Commit: Secured commercial real estate loans ........................... 0 0 0 0 0

Commit: Unsecured real estate 10ans ...............coooiiiiiiiinneeniin 63,000 0 0 0 0

Credit card lines (reported semiannually, June/Dec) ............... 0 0 0

Securities underwriting .................... 0 0 12,000 0 0
Standby letters of credit..................... 476,000 544,000 415,000 543,000 770,000
Commercial and similar letters of credit 0 0 0 0 0
SECUNMEIES IENT. ... 4,951,000 0 4,960,000 0 0
Credit derivatives - notional amount (holding company as guarantor) ....... 330,000 158,000 487,000 75,000 17,000
Credit derivatives - notional amount (holding company as beneficiary)...... 5,973,000 4,587,000 5,784,000 3,994,000 793,000
Credit derivative contracts w/ purchased credit protection-investment grade. . 2,519,000 2,172,000 2,391,000 2,140,000 781,000
Credit derivative contracts w/ purchased credit protection-noninvest grade . .. 3,784,000 2,573,000 3,881,000 1,929,000 29,000
Derivative Contracts
Interest rate futures and forward CONtracts ..............coovviiiviniinnan... 627,513,000 656,678,000 597,565,000 527,764,000 238,107,000
Written options contracts (interest rate) .. ... 76,106,000 68,619,000 70,746,000 58,540,000 23,558,000
Purchased options contracts (interest rate). . 73,508,000 67,032,000 75,374,000 56,683,000 24,068,000
Interest rate swaps.............coiviiiinnnn 5,400,177,000 5,425,160,000 5,197,610,000 5,613,159,000 5,846,628,000
Futures and forward foreign exchange ...... 36,774,000 75,233,000 101,965,000 82,287,000 64,147,000
Written options contracts (foreign exchange) 6,992,000 8,049,000 5,394,000 11,668,000 2,314,000
Purchased options contracts (foreign exchange) ...............ooovveeeei. 6,384,000 8,834,000 4,712,000 12,270,000 2,726,000
Foreign exchange rate SWaps ...........couiiiiiiiiiii it 208,553,000 91,745,000 144,443,000 84,881,000 47,870,000
Commodity and other futures and forward contracts ........................ 1,738,000 873,000 2,730,000 2,652,000 660,000
Written options contracts (commodity and other)..................cooooeen. 9,840,000 2,513,000 8,558,000 591,000 14,000
Purchased options contracts (commodity and other) ........................ 6,240,000 627,000 3,275,000 658,000 14,000
Commodity and Other SWapS .. .....c.uiiii e 0 0 0 0 0

BHC [Peer# 9] Pct [ BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct

Percent of Total Assets
Loan commitments (reported semiannually, June/Dec) ..................... 10.50 10.07 7.44
Standby letters of credit..............oo i 1.01 1.06 0.91 1.24 1.89
Commercial and similar letters of credit .. 0 0 0 0 0
SeCUNtIES BNt .. 10.54 0 10.87 0 0
Credit derivatives - notional amount (holding company as guarantor) ....... 0.70 0.31 1.07 0.17 0.04
Credit derivatives - notional amount (holding company as beneficiary)...... 12.71 8.96 12.68 9.12 1.95
Credit derivative contracts w/ purchased credit protection-investment grade. . 5.36 4.24 5.24 4.89 1.92
Credit derivative contracts w/ purchased credit protection-noninvest grade . .. 8.05 5.02 8.51 4.41 0.07
Derivative CONTACES ... ... vttt ettt et 13,735.63 12,508.52 13,617.35 14,733.71 15,339.94
Interest rate contracts....................... 13,147.12 12,141.64 13,023.16 14,288.33 15,050.95

Interest rate futures and forward contracts .. 1,335.53 1,282.37 1,309.85 1,205.35 584.40

Written options contracts (interest rate) .. ... . 161.98 134 155.07 133.70 57.82

Purchased options contracts (interest rate)..............ooovviiiiennnaenn. 156.45 130.90 165.22 129.46 59.07

INEErESt FAtE SWAPS .« .« vttt et ettt ettt et 11,493.16 10,594.36 11,393.02 12,819.82 14,349.67
Foreign exchange CoNtractS. ...........veii i 550.60 359.05 562.27 436.46 287.30

Futures and forward foreign exchange contracts 78.27 146.92 223.50 187.93 157.44

Written options contracts (foreign exchange)....................... 14.88 15.72 11.82 26.65 5.68

Purchased options contracts (foreign exchange) 13.59 17.25 10.33 28.02 6.69

Foreign exchange rate SWapsS ... .......vvuieiiiiiiiniiiniaennn, . 443.86 179.16 316.62 193.86 117.49
Equity, commodity, and other derivative contracts....................c....u.. 37.92 7.84 31.92 8.91 1.69

Commodity and other futures and forward contracts ...................... 3.70 1.70 5.98 6.06 1.62

Written options contracts (commodity and other).......................... 20.94 4.91 18.76 1.35 0.03

Purchased options contracts (commodity and other) ...................... 13.28 1.22 7.18 1.50 0.03

Commodity and other SWaps .. ........couuiiiii e 0 0 0 0 0
Percent of Average Loans and Leases
Loan commitments (reported semiannually, June/Dec) ..................... [ [ [ [ [ [ 71.99] [ [ 81.90] [ [ e8.11] [

03/2021



MIZUHO AMERICAS LLC

NEW YORK, NY

BHC Name City/State
Derivative Instruments

Dollar Amount in Thousands
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5034792 2 _ 9 Page 10 of 23
RSSD Number FR Dist. Peer #
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018

Notional Amount
Derivative CONTIACES . .. ...ttt ettt et e e e
INtErest rate CONMTACES ... ...ttt ettt
Foreign exchange contracts...............
Equity, commodity, and other contracts ...

Derivatives Position

Futures and forwards ...........oouiiiine i

WIHHEEN OPLIONS . . et e
Exchange-traded. ... ...
Over-the-counter .

Purchased options .
Exchange-traded. .
OVEI-the-COUNTET . ...ttt

S APS . ettt ettt e

Held for trading. ... ... .o
Interest rate CoNtractS . ..........oooiiiiiiiii i
Foreign exchange CoNtractS. ...........vvuiiniii i
Equity, commodity, and other contracts ...............cooviiiiiiiininn...

NON-trAdE . . .. s
INterest rate CONMTACES ... .. .u.u ettt ettt
Foreign exchange ContractS.............ovuuiiiiiiiiiiii i
Equity, commodity, and other contracts ................c.ooiiiiiiiiinn.n.

Derivative contracts (excluding futures and FX 14 days or less) ............
ONE YEAI OF IESS ...ttt
Over 1 year to 5 years o
OVEI B YBAIS ..ttt

Gross negative fair value (absolute value) ..............coocoiviiiiiii.
Gross positive fair value. ...
Held for trading. ...
NON-traded . . ..
Current credit exposure on risk-based capital derivative contracts ..........
Credit losses on derivative CONtractS .. .........c.ovviiiiiiiiiiiiieiainns

Past Due Derivative Instruments Fair Value
30-89days PaSt AUE. ........uniiti it
90+ dayS PASt AUE . ... ettt

6,453,825,000

6,405,363,000

6,212,372,000

6,451,153,000

6,250,106,000

6,177,304,000

6,217,489,000

5,941,295,000

6,256,146,000

6,132,361,000

258,703,000 183,861,000 256,514,000 191,106,000 117,057,000
17,818,000 4,013,000 14,563,000 3,901,000 688,000
666,025,000 732,784,000 702,260,000 612,703,000 302,914,000
92,938,000 79,181,000 84,698,000 70,799,000 25,886,000
6,406,000 4,301,000 5,595,000 3,889,000 112,000
86,532,000 74,880,000 79,103,000 66,910,000 25,774,000
86,132,000 76,493,000 83,361,000 69,611,000 26,808,000
5,566,000 6,790,000 9,286,000 3,804,000 803,000
80,566,000 69,703,000 74,075,000 65,807,000 26,005,000

5,608,730,000

5,516,905,000

5,342,053,000

5,698,040,000

5,894,498,000

6,453,825,000

6,405,363,000

6,212,372,000

6,451,153,000

6,250,106,000

6,177,304,000

6,217,489,000

5,941,295,000

6,256,146,000

6,132,361,000

258,703,000 183,861,000 256,514,000 191,106,000 117,057,000
17,818,000 4,013,000 14,563,000 3,901,000 688,000
0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

7,063,632,000

7,857,456,000

6,937,988,000

8,123,486,000

8,257,284,000

2,640,696,000

3,352,256,000

2,702,731,000

3,083,031,000

2,023,231,000

2,515,124,000

2,843,695,000

2,510,385,000

3,267,305,000

4,256,155,000

1,907,812,000

1,661,505,000

1,724,872,000

1,773,150,000

1,977,898,000

49,764,000 68,096,000 57,431,000 36,156,000 27,417,000
48,552,000 67,695,000 56,689,000 35,791,000 27,884,000
48,552,000 67,695,000 56,689,000 35,791,000 27,884,000
0 0 0 0 0
3,806,000 6,458,000 5,127,000 3,173,000 3,198,000
149,000 0 0 0 0

0 0 0 0 0

0 0 0 0 0
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BHC Name City/State RSSD Number FR Dist. Peer #
Derivatives Analysis
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct
Percent of Notional Amount
INterest rate CONIaCES . .. ... c.. it 95.72 97.07 95.64 96.98 98.12
Foreign exchange contracts................. 4.01 2.87 4.13 2.96 1.87
Equity, commodity, and other contracts 0.28 0.06 0.23 0.06 0.01
Futures and fOrwards . ...........ouuiiniii e 10.32 11.44 11.30 9.50 4.85
R 1 T o] o)) 1.44 1.24 1.36 1.10 0.41
Exchange-traded. ......... oo 0.10 0.07 0.09 0.06 0
(@Y= (3T oo [ =T 1.34 1.17 1.27 1.04 0.41
Purchased OPtiONS ... ...... ettt 1.33 1.19 1.34 1.08 0.43
Exchange-traded. ...........oouiiiii 0.09 0.11 0.15 0.06 0.01
Over-the-counter . 1.25 1.09 1.19 1.02 0.42
SWAPS 1ttt et ettt 86.91 86.13 85.99 88.33 94.31
Held for trading. ... ..o oo 100 100 100 100 100
INterest rate CONraCES . .......ovuir et 95.72 97.07 95.64 96.98 98.12
Foreign exchange CoNtractS............oveuutiiiiiii i 4.01 2.87 4.13 2.96 1.87
Equity, commodity, and other contracts ..............c.ccovviiiiiiiiinaan. 0.28 0.06 0.23 0.06 0.01
NON-traded . . ... 0 0 0 0 0
Interest rate contracts ..................... 0 0 0 0 0
Foreign exchange contracts............... 0 0 0 0 0
Equity, commodity, and other contracts 0 0 0 0 0
Derivative contracts (excluding futures and forex 14 days or less) .......... 109.45 122.67 111.68 125.92 132.11
ONE YEAI OF [ESS ..ttt 40.92 52.34 43.51 47.79 32.37
OVEr LYEar t0 5 YRAIS ...ttt ettt et 38.97 44.40 40.41 50.65 68.10
OVEI B YBAIS . ettt ettt ettt e et 29.56 25.94 27.77 27.49 31.65
Gross negative fair value (absolute value) ...t 0.77 1.06 0.92 0.56 0.44
Gross positive fair Value. . .......coo i 0.75 1.06 0.91 0.55 0.45
Percent of Tier 1 Capital
Gross negative fair value, absolute value (X)...............ooiiiiiiinn 10.55 15.71 12.17 8.41 6.84
Gross positive fair value (X) ... ...o.uieee e 10.30 15.62 12.02 8.33 6.96
Held for trading (X) .« .« v v vveee ettt 10.30 15.62 12.02 8.33 6.96
NON-traded (X) . .ot 0 0 0 0 0
Current credit eXPOSUE (X) .. ..ottt 0.81 1.49 1.09 0.74 0.80
Credit losses on derivative CONtractS . ..........oovviiiiiieieeeieniiinennn. 3.16 0 0 0 0
Past Due Derivative Instruments Fair Value
3089 days PASt AU . ... ..cit et 0 0 0 0 0
90+ days PASt AUE ...ttt 0 0 0 0 0
Other Ratios
Current credit exposure / Risk-weighted assets ..................occvvnnnn 12.78 | [ 24.27 | [ 17.76 | [ 13.52 | [ 14.49 |
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Allowance and Net Loan and Lease Losses

Dollar Amount in Thousands

03/31/2021 [

03/31/2020 [

12/31/2020 [

12/31/2019

12/31/2018

Change: Allowance for Loan and Lease Losses excluding ATTR
Beginning balance .......... ...
GrOSS I0SSES . . vttt ettt e
Write-downs, transfers to loans held-for-sale
Recoveries. ........oooviiiiii i
Net losses

Provision for loan and lease 10SSeS ...........cooviiiiiiiiiiiiiiiii i
AJUSTMENTS . ..t
Ending balance

Memo: Allocated transfer risk reserve (ATRR).........coooiiiiiiiiiiennn

9,000

1,000

1,000

1,000

2,000

6,000

6,000

o|o|o

o|o|o

o|o|o

6,000

o|o|o

-3,000

1,000

8,000

-17,000

-1,000

23,000

6,000

2,000

9,000

1,000

1,000

0]

0]

0]

0]

0

BHC [Peer# 9] Pct |

BHC [Peer# 9] Pct |

BHC [Peer# 9] Pct |

BHC

[Peer# 9] Pct |

BHC

[Peer# 9] Pct

Analysis Ratios

Provision for loan and lease losses / Average assets ................c.......
Provision for loan and lease losses / Average loans and leases.............
Provision for loan and lease losses / Net loan and lease losses.............

Allowance for loan and lease losses / Total loans and leases not held for sale.
Allowance for loan and lease losses / Total loans and leases.................
Allowance for loan and lease losses / Net loans and leases losses (X) .
Allowance for loan and lease losses / Nonaccrual assets ............. .
ALLL / 90+ days past due + nonaccrual loans and leases...................

Gross loan and lease losses / Average loans and leases ...................
Recoveries / Average loans and leases .............coviiiiiiiiiiiinainnn..
Net losses / Average loans and 1eases. ..........ooeiiiiiiiiiiineinennns
Write-downs, transfers to loans held-for-sale / Average loans and leases. ..
Recoveries / Prior year-end [0SSeS . . ....c..veuiiiiii i
Earnings coverage of net loan and lease losses (X).............ccoovvennn..

Net Loan and Lease Losses By Type
Real estate 10aNns ...... ...t
Real estate loans secured by 1-4 family.................cooiiiiiii
REVOIVING .ot
ClOSEA-EN. . ...ttt

Multifamily
Nonfarm nonresidential

Commercial and industrial loans
Loans to individuals ......................... e

Credit card 10aNS . ... ... s
AGCURUIAl I0ANS. . ...
Loans to foreign governments and institutions .....................ooiaat
Other 10ans and 1eases. . ... ..o vir it

-0.02

0.01

0.01

-0.03

-0.18

0.06

0.12

-0.32

-0.02

-283.33

0.09

0.03

0.14

0.02

0.02

0.09

0.03

0.14

0.02

0.02

0.17

0.11

0.11

olo|o|o

0.11

olo|o|o

o|o|o|o|o

o|o|o|o|o

48.83

0.22
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BHC Name City/State RSSD Number FR Dist. Peer #
Past Due and Nonaccrual Assets
Dollar Amount in Thousands 03/31/2021 [ 03/31/2020 [ 12/31/2020 [ 12/31/2019 [ 12/31/2018
30+ Days Past Due and Nonaccrual Assets
30-89 days past due loans and 1eases. ........c..ouviiiiiiiiii i 0 0 0 0 0
90+ days pastdue loans and 1eases ...........c.ooviiiiiiiiiiiii i 0 0 0 0 0
Nonaccrual loans and leases 0 0 0 0 0
Total past due and nonaccrual loans and leases 0 0 0 0 0
Restructured 30—89 days past due............ooviiiiiiiiiiiiiiiiieinennns 0 0 0 0 0
Restructured 90+ days past due .............oooiiiiiiiiiiii s 0 0 0 0 0
Restructured NONACCIUAI . ... ...vuuii e 0 0 0 0 0
Total restructured loans and leases ................oooiiiiiiiiiiieiinens 0 0 0 0 0
30-89 days past due loans held for sale .... 0 0 0 0 0
90+ days past due loans held for sale....... .. 0 0 0 0 0
Nonaccrual loans held forsale ...t 0 0 0 0 0
Total past due and nonaccrual loans held forsale......................... 0 0 0 0 0
Restructured loans and leases in compliance ....................ccooveien. 0 0 0 0 0
Other real estate OWNEd. . ... ... it 0 0 0 0 22,000
Other Assets
30-89days PaSt AUE. ........uiit it 0 0 0 0 0
90+ days past due . 0 0 0 0 0
Nonaccrual. .......oovvviiiiii i 0 0 0 0 0
Total other assets past due and nonaccrual 0 0 0 0 0

BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9] Pct

Percent of Loans and Leases

30-89 days past due loans and 1€ases. ...........coviiiiiiiiiiiii i 0 0 0 0 0
90+ days pastdue loans and 1€ases ..........covviiiiiiiii i 0 0 0 0 0
Nonaccrual loans and [€aSes. . ..........couiiiiiiiiiii i 0 0 0 0 0
90+ days past due and nonaccrual loans and leases 0 0 0 0 0
30-89 days past due restructured. ...........ooeuiiiiiiiiiii i 0 0 0 0 0
90+ days past due restructured .............oeuuiiiiiieiiii i 0 0 0 0 0
Nonaccrual reStruCtUred. . . ..o .v ettt e 0 0 0 0 0
30-89 days past due loans held forsale ................ccooiiiiiiiiinn 0 0 0 0 0
90+ days pastdue loans held forsale................ccoiiiiiii i 0 0 0 0 0
Nonaccrual loans held forsale ......... ..o 0 0 0 0 0
Percent of Loans and Leases and Other Assets
30+ Days Past Due and Nonaccrual
30-89 days PaSt dUE @SSELS ... ....uueit ettt 0 0 0 0 0
90+ days Past AU @SSELS .. ... ite ettt 0 0 0 0 0
NONACCIUAI ASSELS .. . ettt ettt ettt e 0 0 0 0 0
30+ days past due and nonaccrual @ssets ...........ccoeuiiiiiiiniiiiainns 0 0 0 0 0
Percent of Total Assets
90+ days past due and nonaccrual assets .....................oc 0 0 0 0 0
90+ days past due and nonaccrual assets + other real estate owned 0 0 0 0 0.05
Restructured and Nonaccrual Loans and Leases
+ OREO as Percent of:
TOtAl @SS LS . vttt et e 0 0 0 0 0.05
Allowance for loan and l[ease [0SSeS ............coviiiiiiiiiiiiiiiiieaan. 0 0 0 0 2,200
Equity capital + allowance for loan and lease losses ........................ 0 0 0 0 0.54
Tier 1 capital + allowance for loan and lease lossesS. ........................ 0 0 0 0 0.55
Loans and leases + other real estate owned ....................coooiin 0 0 0 0 0.43

Note: 30-89 Days past due amounts and ratios are confidential prior to March 2001.
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BHC Name City/State RSSD Number FR Dist. Peer #
Past Due and Nonaccrual Loans and Leases
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct

30+ Days Past Due and Nonaccrual Loans and Leases as a
Percent of Loan Type
Real estate 30-89dayspastdue..............ccooiiiiiiiiinn. 0

90+ dayspastdue ... 0

Nonaccrual. .......ooouiiiiii i 0
Commercial
and industrial 30-89 days past due 0 0 0 0 0

90+ days pastdue ........... e 0 0 0 0 0

Nonaccrual. .......ooouiiiii i 0 0 0 0 0
Individuals 30-89dayspastdue..............ccooiiiiiiiiinn.

90+ days past due . o

Nonaccrual. .......ooouiviiii i
Depository
institution loans 30-89dayspastdue..............ccooiiiiiiiiinn. 0 0 0 0 0

90+ days past due e 0 0 0 0 0

Nonaccrual. .......ooouiiiiii e 0 0 0 0 0
Agricultural 30-89dayspastdue..............ccooiiiiiiiiinn.

90+ dayspastdue ...

Nonaccrual. .......ooouiiiiii e
Foreign governments ~ 30-89 days pastdue...................ccooiiiin.

90+ days past due o

Nonaccrual. .......ooouiiiiii e
Other loans and leases 30-89 days pastdue..................ccovvvvvnnnn 0 0 0 0 0

90+ days pastdue ...........oiiiiiiii 0 0 0 0 0

Nonaccrual. .......ooouiiiiii e 0 0 0 0 0

Note: 30-89 Days past due amounts and ratios are confidential prior to March 2001.
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BHC Name City/State RSSD Number FR Dist. Peer #
Past Due and Nonaccrual Loans and Leases—Continued
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct
Memoranda
1-4 family 30-89dayspastdue ............coiiiiiiiiinnn 0
90+ days past due e 0
Nonaccrual ...........oviuiiiiiiiiiii i 0
Revolving 30-89 days past due
90+ days past due e
Nonaccrual ...........oviuiiiiiiiiiii i
Closed-end 30-89 days past due 0
90+ days past due......... 0
Nonaccrual ................ 0
Junior lien 30-89 days past due e 0
90+ dayspastdue..............oooiiiiiiinn, 0
Nonaccrual ........ooeiiiiii it 0

Commercial real estate 30-89dayspastdue ..............ooiiiiiiinnn.
90+ days pastdue.........c.coevviiiiiiiiiiiannns
Nonaccrual ........oouviiiiiiiiiii it

Construction
and development 30-89days pastdue ..............coeiiiiinn
90+ days pastdue.........c.coevviiiiiiiiiiiannns
Nonaccrual ........oouviiiiiiiiiii it
1-4 family 30-89 days past due
90+ days past due.........
Nonaccrual ................
Other 30-89 days past due
90+ days pastdue.........c.coevviiiiiiiiiiiannns
Nonaccrual ........oouviiiiiiiiiii it

Multifamily 30-89dayspastdue .............coiiiiiiinnns
90+ days pastdue.........c.cooeviiiiiiiiiiiannns
Nonaccrual ........ooeiiiiii it

Nonfarm non-residential  30-89 days pastdue ...........................
90+ days pastdue.........c.covvviiiiiiiiiiiannns

Nonaccrual ........ooeiiiiii it

Owner Occupied 30-89 days pastdue ..............ciiiiiiinnn
90+ days past due e

Nonaccrual ...........oviiiiiiiiiii e

Other 30-89 days past due
90+ days past due .

Nonaccrual ........ooeiiiiii it

Farmland 30-89dayspastdue ...............oiiiiiinn.
90+ days pastdue.........c.coevviiiiiiiiiiiannns
Nonaccrual ........oouviiiiiiiiiii it

Credit card 30-89 days pastdue ...............iiiiiin.
90+ days pastdue.........c.coevviiiiiiiiiiiannns
Nonaccrual ........oouviiiiiiiiiii it

Note: 30-89 Days past due amounts and ratios are confidential prior to March 2001.
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BHC Name City/State RSSD Number FR Dist. Peer #
Regulatory Capital Components and Ratios
Dollar Amount in Thousands 03/31/2021 [ 03/31/2020 [ 12/31/2020 [ 12/31/2019 [ 12/31/2018

Common Equity Tier 1 Capital

Common stock plus related SUrpIUS ..........ooeiiiiiiiiii i 3,698,000 3,698,000 3,698,000 3,698,000 3,698,000

Retained  arnings. ... ......iiiiit it 1,085,000 677,000 1,081,000 643,000 405,000

Accumulated other comprehensive income (AOCI) .................. -6,000 -7,000 -5,000 -7,000 -7,000

Common equity tier 1 minority interest ...............cooviiiiiii. 0 0 0 0 0
Common equity tier 1 capital before adjustments/deductions 4,777,000 4,368,000 4,774,000 4,334,000 4,096,000

Common Equity Tier 1 Capital: Adjustments/Deductions

Less: Goodwill, intangible assets, and deferred tax assets.................. 12,000 16,000 14,000 18,000 72,000

Accumulated other comprehensive income-related adjustments ............ -7,000 -7,000 -6,000 -7,000 -7,000

Other deductions from common equity tier 1 capital......................... 56,000 25,000 48,000 26,000 23,000
FST0] ) ] €= 4,716,000 4,334,000 4,718,000 4,297,000 4,008,000

Adjustments and deductions for common equity tier 1 capital ............... 0 0 0 0 0

Common equity tier 1 capital...........ueriiee e 4,716,000 4,334,000 4,718,000 4,297,000 4,008,000

Additional Tier 1 Capital

Additional tier 1 capital instruments and related surplus..................... 0 0 0 0 0

Non-qualifying capital instruments ..............ccooiiiiiiiiiiiainn, 0 0 0 0 0

Tier 1 minority interest not included in common equity tier 1 capital .. . 0 0 0 0 0
Additional tier 1 capital before deductions...................coiiiin 0 0 0 0 0

Less: Additional tier 1 capital deducCtions...............oovvviiiiiiineinnn.. 0 0 0 0 0
Additional tier 1 capital ..........ooiiii e 0 0 0 0 0

TIEr 1 Capital ..ottt 4,716,000 4,334,000 4,718,000 4,297,000 4,008,000

Tier 2 Capital

Tier 2 capital instruments and related surplus . 0 0 0 0 0

Non-qualifying capital instruments ......................coiiia . 0 0 0 0 0

Total capital minority interest not included in tier 1 capital ................... 0 0 0 0 0

Allowance for loan and lease losses intier 2 capital......................... 7,000 3,000 11,000 2,000 24,000
Exited advanced approach eligible credit reserves .......................

Unrealized gains on AFS preferred stock classified as equity ............... 0

Tier 2 capital before deductions ... 7,000 3,000 11,000 2,000 24,000
Exited advanced approach tier 2 capital before deductions ...............

Less: Tier 2 capital deductions .............ccoviiiiiiiiiiiiiiinaaan.. 0 0 0 0 0

Tier2capital ........ooovveviiiiiii 7,000 3,000 11,000 2,000 24,000
Exited advanced approach tier 2 capital... ..

Total Capital ... ... 4,723,000 4,337,000 4,729,000 4,299,000 4,032,000
Exited advanced approach total capital ...................ccooiiiiiiiii

Total Assets for Capital Ratios

Average total consolidated assets, adjusted ...............cooiiiiiiiiin, 60,910,000 62,253,000 58,963,000 57,665,000 54,800,000
Less: Deductions from common equity tier 1 capital....................... 12,000 16,000 14,000 18,000 72,000
Less: Other dedUCtioNS. ... .....ut et 0 0 0 0 0

Total assets for leverage ratio............... 60,898,000 62,237,000 58,949,000 57,647,000 54,728,000

Total risk-weighted assets................... 29,778,905 26,612,648 28,865,179 23,468,254 22,067,052
Exited advanced approach total RWA

BHC [Peer# 9| Pct | BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct

Capital Ratios

Common equity tier 1 capital, COlumN A. ... ...t 15.84 16.29 16.35 18.31 18.16

Common equity tier 1 capital, column B.............ccoiiiiiiiiiiiiains 0 0 0 0 0

Tier L capital, cColumn A . ... 15.84 16.29 16.35 18.31 18.16

Tier L capital, column B ... ... 0 0 0 0 0

Total capital, column A 15.86 16.30 16.38 18.32 18.27

Total capital, column B 0 0 0 0 0

Tier LIBVEIAgE ...ttt 7.74 6.96 8 7.45 7.32

Supplementary leverage ratio, advanced approaches HCs
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BHC Name City/State RSSD Number FR Dist. Peer #
Insurance and Broker-Dealer Activities
Percent Change
Dollar Amount in Thousands 03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018 1-Year | 5-Year
Insurance Activities
Total insurance UNAerWriting ASSeLS. . ... .. vviet it 0 0 0 0 0
Total property and casualty assets 0 0 0 0 0
Reinsurance recoverables (P/C)
Total life and health assets................ . 0 0 0 0 0
Reinsurance recoverables (L/H)..........oooiiiiiiiii e
Separate account assets (L/H) ... 0 0 0 0 0
Total insurance underwriting @qUItY . ............oieiiieeiiiie i 0 0 0 0 0
Total property and casualty @qUILY. . .......covueiiriie i 0 0 0 0 0
Total life and health equity ............ccoo i 0 0 0 0 0
Total insurance underwriting net income ... 0 0 0 0 0
Total property and casualty ............... . 0 0 0 0 0
Total lifeand health ... ... .o e 0 0 0 0 0
Claims and claims adjusted expense reserves (P/C)...........c.ccoovvvvunnn. 0 0 0 0 0
Unearned premiums (P/C) . ...ttt et 0 0 0 0 0
Policyholder benefit and contractholder funds (L/H) ..................coen. 0 0 0 0 0
Separate account liabilities (L/H) .. ..o 0 0 0 0 0
Insurance activities reVeNUE. . ....... ...ttt 0 0 0 0 0
Other insurance activities income 0 0 0 0 0
Insurance and reinsurance underwriting income 0 0 0 0 0
Premiums ... . 0 0 0 0 0
Credit related insurance underwriting. ............coooviiiiiiinennnn.. 0 0 0 0 0
Other insurance UNderwriting. ... ....oovern e 0 0 0 0 0
Insurance benefits, l0SSES, EXPENSES ... ..cvvv i 0 0 0 0 0
Net assets of insurance underwriting subsidiaries........................... 0 0 0 0 0
Life INSUMANCE @SSELS. . v\ttt ittt e ettt 0 0 0 0 0
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct
Analysis Ratios
Insurance underwriting assets / Consolidated assets........................ 0 0 0 0 0
Insurance underwriting assets (P/C) / Total insurance underwriting assets. .
Insurance underwriting assets (L/H) / Total insurance underwriting assets. .
Separate account assets (L/H) / Total life assets................coovvvnnnn.
Insurance activities revenue / Adjusted operating income ................... 0 0 0 0 0
Premium income / Insurance activities revenue ....................
Credit related premium income / Total premium income.......... .
Other premium income / Total premiumincome.................c..c.....
Insurance underwriting net income / Consolidated netincome .............. 0 0 0 0 0
Insurance net income (P/C) / Equity (P/C)........coviiiiiiiiiiiiiiinaen.
Insurance net income (L/H) / Equity (L/H) .....oooiiinii i
Insurance benefits, losses, expenses / Insurance premiums ................
Reinsurance recovery (P/C) / Total assets (P/C) ........coovvviiiiineininnns
Reinsurance recovery (L/H) / Total assets (L/H) ..
Net assets of insurance underwriting subsidiaries / Consolidated assets.. .. 0 0 0 0 0
Life insurance assets / Tier 1 capital + allowance for loan and lease losses. . 0 0 0 0 0
Broker-Dealer Activities
Net assets of broker-dealer subsidiaries ($000) ...........c.ccovviiiivinnennn. 1,112,000 0 692,000 0 1,280,000
Net assets of broker-dealer subsidiaries / Consolidated assets ............. 2.37] o] [ 1.52 | o] 3.14 |
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BHC Name City/State RSSD Number FR Dist. Peer #
Foreign Activities
Dollar Amount in Thousands 03/31/2021 [ 03/31/2020 [ 12/31/2020 [ 12/31/2019 [ 12/31/2018
Foreign Activities
Total foreign loans and 1€aSesS . ..........oviiiiii i 238,000 268,000 245,000 187,000 261,000
Real estate I0ans. ..........uiii it 0 0 0 0 0
Commercial and industrial 10ans ..............cccoooiiiiiiininieen. 208,000 238,000 215,000 157,000 206,000
Loans to depository institutions and other banks acceptances 30,000 30,000 30,000 30,000 55,000
Loans to foreign governments and institutions ..................... . 0 0 0 0 0
Loans to individuals ...........oooiiiiiiiiii 0 0 0 0 0
AGHCURtUral I0ANS. ... .o 0 0 0 0 0
Other foreign l0aNS. ... ..ot 0 0 0 0 0
Lease financing receivables. ........ ... 0 0 0 0 0
DEDE SECUMHIES . ..ottt e ettt et 0 0 0 0 0
Interest-bearing bank balances 0 0 0 0 0
Total selected foreign assets................ 238,000 268,000 245,000 187,000 261,000
Total foreign deposits ....................... 147,000 576,000 404,000 609,000 644,000
Interest-bearing deposits.................. 147,000 576,000 404,000 609,000 644,000
Non-interest-bearing deposits 0 0 0 0 0
BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct
Analysis Ratios
Yield: Foreign loans...........oouiiiiiiiii i 0 0 0.41 0.81 1.71
Cost: Interest-bearing depoSitS. ... .....vueen i 0 1.88 0.87 2.43 1.99
Net Losses as a Percent of Foreign Loans by Type
Real eState [0aNS . ... .vi ittt
Commercial and industrial loans ...
Foreign governments and institutions ...
Growth Rates
Netloans and leases. ...t -11.19 -6.94 31.02 -28.35 -1.51
Total selected assets. . -11.19 -6.94 31.02 -28.35 -1.51
DEPOSIES ...ttt ettt -74.48 -5.88 -33.66 -5.43 6.10
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Peer #

03/31/2021

03/31/2020

12/31/2020

12/31/2019

12/31/2018

Percent Change

1-Year | 5-Year

Activity
Securitization aCtiVItIES . . ... .o vt
1-4 family residential loans
Home equity lines.........................
Credit card receivables.................... ..
AULO J0@NS. . e
Commercial and industrial [0ans .......... ...
All other [0ans and [€aSeS . .........oouuuii i
Retained credit @XPOSUIE. .. ......iu e
1-4 family residential 10anNS ..........ooouiiii e
Home equity INeS .. ...
Credit card receivables..................
Autoloans...........oiiiiiiiii
Commercial and industrial loans e
All other 10ans and 1€ases ... .....o.iiii i

Unused commitments to provide liquidity (servicer advance)................
Seller's interest carried as securities and loans ..................ociiin
Home equity INES ... ..o
Credit card receivables. ........ ...
Commercial and industrial [0ans .......... ...

Asset-backed commercial paper conduitS............coooiiiiiiiiiiii.
Credit exposure from credit enhancements provided to conduit structures. .
Liquidity commitments provided to conduit structures .....................

o|o|o|o|o|o|o|o|o|o|o|o|o|o
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o
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03/31/2021

03/31/2020

12/31/2020

12/31/2019

12/31/2018

Activity as a Percent of Total Assets

Securitization activities . ......... ...
1-4 family residential loans
Home equity lines.........................
Credit card receivables.................... e
AULO J0ANS. ...
Commercial and Industrial [0ans ...t
All other loans and 1€ases...............cooiiiiiiiii i

Asset-backed commercial paper conduits..............ccooiiiiiiiiiiiiia.
Credit exposure from credit enhancements provided to conduit structures. .
Liquidity commitments provided to conduit structures .....................

Percent of Total Managed Assets (On balance-sheet loans and
securitized loans)

1—-4 family residential l0aNS ....... ..ot
HOMe eqUItY lINES . ...
Credit card receivables. ........ ...
Auto loans and other consSUMEr l0ans . .........ovvvii i
Commercial and industrial [0ans ......... ...
All other 10ans and 1€aSES. . ... ... uii it

o|o|O|0o|Oo|Oo|Oo|Oo|Oo|O

o|o|o|0o|Oo|Oo|o|Oo|Oo|O

o|o|o|0o|Oo|Oo|Oo|Oo|Oo|O

o|o|o|0|o|Oo|Oo|Oo|Oo|O

o|o|0o|0o|o|Oo|Oo|Oo|Oo|O
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BHC Name City/State RSSD Number FR Dist. Peer #

Servicing, Securitization and Asset Sale Activities—Part 2

03/31/2021 | 03/31/2020 12/31/2020 12/31/2019 12/31/2018

Percent of Total Securitization Activities by Type
Retained credit @XPOSUIe. . ... ...t
1—-4 family residential l0ans ........ ..o
Home equity lines.........................
Credit card receivables....................
Autoloans. ..o
Commercial and industrial loans
All other 1oans and l€aSeS . ... ...o.uiiti i
Unused commitments to provide liquidity (servicer advance)................
Seller's interest carried as securitiesand loans ................c.ocooine
Home equity INES ... .. o
Creditcard receivables. . ... ... ...
Commercial and industrial 10ans ...

Percent of Tier 1 Capital
Total retained credit EXPOSUIe. . ... ...ttt ieeaees
Total retained credit exposure and asset sale credit exposure ............ 0 0 0 0 0

o
o
o
o
o

Percent Change

Dollar Amount in Thousands 03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018 1-Year | 5-Year
30-89 Days Past Due Securitized Assets
1-4 family residential loans ... 0 0 0 0 0
Home equity INES . ... oo 0 0 0 0 0
Credit card receivables. ........ ... 0 0 0 0 0
AULO T0ANS ...ttt 0 0 0 0 0
Commecial and industrial loans ............. 0 0 0 0 0
All other loans and leases..................... 0 0 0 0 0
Total 30-89 days past due securitized assets 0 0 0 0 0
90+ Days Past Due Securitized Assets
1-4 family residential l0aNS ..........ooiiii 0 0 0 0 0
HOME qUItY INES ... ..ttt 0 0 0 0 0
Credit card receivabIes. . ..o 0 0 0 0 0
AULO J0ANS . 0 0 0 0 0
Commercial and industrial [0aNSs ......... ..o 0 0 0 0 0
All other 10ans and 1€aSES. .. ....... ittt 0 0 0 0 0
Total 90+ days past due securitized assets . .. 0 0 0 0 0
Total past due Securitized aSSetS. ... .......veiuii i 0 0 0 0 0
Net Losses on Securitized Assets
1-4 family residential loans ... 0 0 0 0 0
HOME €QUILY INES ...ttt 0 0 0 0 0
Credit card receivables. . ... ... .. 0 0 0 0 0
AU J0ANS .t 0 0 0 0 0
Commercial and industrial [0ans ... 0 0 0 0 0
All other 10ans and 1€aSES. . ... .. .vviui it 0 0 0 0 0
Total net losses on securitized asSetS. .........uiiiiiiieeiiii i ainans 0 0 0 0 0

03/2021



MIZUHO AMERICAS LLC NEW YORK, NY FR BHCPR
5034792 2 i 9 Page 19 of 23
BHC Name City/State RSSD Number FR Dist. Peer #
Servicing, Securitization and Asset Sale Activities—Part 3
03/31/2021 [ 03/31/2020 12/31/2020 12/31/2019 12/31/2018

30-89 Days Past Due Securitized Assets Percent of Type

1-4 family residential loans ...
Home equity lines
Credit card receivables. .
AUto 10ans ...
Commercial and industrial loans .
All other 10ans and 1€aSES. . ... .. .vviui i
Total 30-89 days past due securitized assetS............c.coovviiiienninnn..

90+ Days Past Due Securitized Assets Percent of Type
1-4 family residential l0aNS ....... ... iii i
HOmMe equIty lINES . .. ..o
Credit card receivables. ........ ...
Auto loans and other consumer loans............c.oooiiiiiiiiiii i
Commercial and industrial loans ............
All other loans and leases...................
Total 90+ days past due securitized assets
Total past due securitized assets percent of securitized assets

Net Loss on Securitized Assets Percent of Type

1—-4 family residential l0aNS ..........oooi i
HOmMe equIty lINES . ...
Credit card receivabIes. . .......vo e
AULO J0ANS .
Commercial and industrial [0ans ......... ...
All other loans and leases...................

Total net losses on securitized assets

30-89 Days Past Due Managed Assets Percent of Type

1-4 family residential l0aNS ....... ...t
HOmMe equUIty lINES . ...
Credit card receivables. ........ ...
Commercial and industrial [0ans ......... ...
All other 10ans and 1€aSES. .. ... ... vii it
Total managed loans past due 30-89 days ..........ccoveiiiiiiiiiennennnn.

90+ Days Past Due Managed Assets Percent of Type

1-4 family residential l0aNS ....... ...t
HOmMe eqUIty lINES . ...
Credit card receivables. . ....... ...
Commercial and industrial [0ans ......... ...
All other 10ans and 1€aSES. .. ... ... viii i
Total managed loans past due 90+ dayS.........ovueiiiiineiineiieeaennens

Total Past Due Managed ASSEeLS .. .......uiuutiiiii e

Net Losses on Managed Assets Percent of Type

1-4 family residential 10anS . ........ooiii i
Home equity INES . ... oo
Credit card receivables. . ...t
Commercial and industrial [0ans ........... ..ot
All other 10ans and 1€aSES. . ... .. vttt

Net Losses on Managed Assets Percent of Total Managed Assets .....
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Parent Company Income Statement
Percent Change
Dollar Amount in Thousands 03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018 1-Year | 5-Year
Operating Income
Income from bank subsidiaries. ... 309 1,053 1,739 3,818 213 -70.66
Dividends ........cooviiiiiiii 0 0 0 0 0
Interest 39 754 754 529 213 -94.83
Management and service fees . 0 0 0 0 0
Other INCOME. . e ettt e e e s 270 299 985 3,289 0 -9.70
Income from nonbank subsidiaries ... 9,933 10,999 39,811 28,815 13,000 -9.69
DIVIAENAS . .t 0 0 0 0 0
10T (=T (T 1,057 2,679 6,227 13,461 11,523 -60.54
Management and service fees ....... ...t 0 0 0 0 0
(0113 TCT T TTo] 11 TP 8,876 8,320 33,584 15,354 1,477 6.68
Income from subsidiary holding companies 0 0 0 0 0
Dividends 0 0 0 0 0
INterest. ....oove i . 0 0 0 0 0
Management and service fees ....... ... 0 0 0 0 0
Other INCOME. .. .. ettt 0 0 0 0 0
Total iNcome from SUDSIAIANES . . ... ...+ e. e 10,242 | 12,052 | 41,550 | 32,633 | 13213  -15.02]
SECUItIES GaiNS (I0SSES) - vttt ettt et et et 0 0 0 0 0
Other operating iNCOME .. ... ...ttt e 2,502 6,954 22,195 45,623 62,191 -64.02
Total OPerating INCOME .. ... ...\ et et et et e e e e eieeaas 12,744 | 19,006 | 63,745 | 78,256 | 75,404 | -32.95 ]
Operating Expenses
PersonNel BXPENSES .. ...ttt ettt 0 0 0 0 0
INEEIESt EXPENSE . ..ttt ettt ettt 0 0 0 0 0
[ =Y =0 T=T T 27,668 20,262 99,361 103,065 91,797 36.55
Provision for loan and [ease [0SSeS ..............oiiiiiiiiiiiiiiiiins 0 0 0 0 0
Total OPErating EXPENSES .. ... ... \vteiteeteteteieeeieeiieieeiennss 27,668 | 20,262 | 99,361 | 103,065 | 91,797  36.55]
Income (loss) before taxes ............oiiii i -14,924 -1,256 -35,616 -24,809 -16,393
Applicable income taxes (credit) ..........coiiiiiiiii e -3,880 545 -8,380 -8,079 -11,752
EXraordinary iems ... ... ..ot
Income before undistributed income of subsidiaries....................... -11,044 -1,801 -27,236 -16,730 -4,641
Equity in undistributed income of subsidiaries 14,243 35,961 466,237 256,288 94,757 -60.39
Bank subsidiaries ..................co0 10,534 6,078 12,203 54,966 41,950 73.31
Nonbank subsidiaries 3,709 29,883 454,034 201,322 52,807 -87.59
Subsidiary holding companies 0 0 0 0 0
NEEINCOME (I0SS) « v vttt et e ettt 3,199 | 34,160 | 439,001 | 239,558 | 90,116 [ -90.64 |
Memoranda
Bank NELINCOME ...ttt 10,534 6,078 12,203 54,966 41,950 73.31
NONDbaNK NELINCOME . ..o\ttt e e 3,709 29,883 454,034 201,322 52,807 -87.59
Subsidiary holding companys' netincome. ..............coiiiiiiiiiaiinnn. 0 0 0 0 0
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Parent Company Balance Sheet
% of % of % of
Total Total Total Percent Change
Dollar Amount in Thousands | 03/31/2021 |Assets| 03/31/2020 |Assets| 12/31/2020 |Assets| 12/31/2019 12/31/2018 1-Year | 5-Year
Assets
Investment in bank SUBSIIANES . . ... ..o e o 1,477,757 | 27.87 1,461,439 | 30.25 1,467,120 | 27.56 1,455,237 1,390,125 1.12
Common and preferred stock 1,473,951 | 27.79 1,457,840 | 30.18 1,463,417 | 27.49 1,451,762 1,389,965 1.11
Excess cost over fairvalue................ 0 0 0 0 0 0 0 0
Loans, advances, notes, and bonds 0 0 0 0 0 0 0 0
Other reCeiVabIes .. ... ..o e 3,806 | 0.07 3,599 | 0.07 3,703 | 0.07 3,475 160 5.75
Investment in nonbank subsidiaries ... 2,560,085 | 48.28 1,810,726 | 37.48 2,443,149 | 45.90 1,769,139 1,556,597 41.38
Common and preferred StOCK ... ... 2,052,933 | 38.71 1,347,779 | 27.90 1,938,972 | 36.43 1,324,338 1,156,304 52.32
Excess cost over fairvalue................ 0 0 0 0 0 0 0 0
Loans, advances, notes, and bonds 475,000 | 8.96 440,000 | 9.11 475,000 | 8.92 430,000 400,000 7.95
Other receivables ...................ooce 32,152 [ 0.61 22,947 0.48 29,177 [ 0.55 14,801 293 40.11
Investment in subsidiary holding companies ... 0 0 0 0 0 0 0 0
Common and preferred STOCK .. .......ou.u e 0 0 0 0 0 0 0 0
EXCeSS COSt OVEr fair ValUE . . .. ..ot e 0 0 0 0 0 0 0 0
Loans, advances, notes, and bonds. ... ..o e 0 0 0 0 0 0 0 0
Other receiVables .. ... ..o e e e 0 0 0 0 0 0 0 0
Assets Excluding Investment in Subsidiaries
NEt10aNS AN IBASES . . .. ..ottt 0 0 0 0 0 0 0 0
SECUNtIeS ..ot 0 0 0 0 0 0 0 0
Securities purchased (reverse repos) ..... 0 0 0 0 0 0 0 0
Cash and due from affiliated depository institution 594,883 | 11.22 952,103 | 19.71 746,414 | 14.02 1,001,639 266,556 -37.52
Cash and due from unrelated depository iNSHtULION ...............iiiiiiiiiii s 0 0 315| 0.01 0 0 8,315 888,315 -100.00
Premises, furnishings, fixtures and equipment ................o i 471,322 | 8.89 492,588 | 10.20 476,903 | 8.96 460,426 7,000 -4.32
INEANGIDIE @SS . .ttt 0 0 0 0 0 0 0 0
OFNEI @SSELS . ottt e ettt ettt 199,074 | 3.75 113,588 [ 2.35 188,939 [ 3.55 126,149 54,709 75.26
Balance due from subsidiaries and related institutions 0 0 0 0 0 0 0 3,197
TO Al ASSELS . . v vttt ettt ettt 5,303,121 [100.00 4,830,759 [100.00 5,322,525 [100.00 4,820,905 4,166,499 9.78
Liabilities and Capital
=T o T L 0 0 0 0 0 0 0 0
Securities SOId (FEPOS) .. ...ttt 0 0 0 0 0 0 0 0
COMMEICIAI PAPET . .ttt ettt ettt ettt 0 0 0 0 0 0 0 0
Other borrowings L year Or [€SS ... .. ..o 0 0 0 0 0 0 0 0
BOrrowings With Maturity OVEr 1 Y aI. .. ... ...ttt 0 0 0 0 0 0 403,516 0
Subordinated notes and debentures ... 0 0 0 0 0 0 0 0
Other iabilities . ... e 522,620 | 9.85 461,444 | 9.55 546,960 | 10.28 82,618 60,948 13.26
Balance due to subsidiaries and related institutions 3,109 | 0.06 1,306 | 0.03 1,622 | 0.03 1,048 8,929 138.06
Total liabilities 525,729 | 9.91 462,750 | 9.58 548,582 | 10.31 487,182 69,877 13.61
Equity Capital ... 4,777,392 | 90.09 4,368,009 | 90.42 4,773,943 | 89.69 4,333,723 4,096,622 9.37
Perpetual preferred stock (income surplus) 0 0 0 0 0 0 0 0
COMIMON SEOCK . . . ettt e e e et et 0 0 0 0 0 0 0 0
COMMON SUIPIUS . . .ttt ettt et ettt ettt 3,698,324 | 69.74 3,698,324 | 76.56 3,698,324 | 69.48 3,698,324 3,698,324 0.00
REtAINEA QAIMINGS. .« .ottt ettt ettt ettt e 1,084,635 | 20.45 676,995 | 14.01 1,081,436 | 20.32 642,096 405,275 60.21
Accumulated other comprehensive income . -5,567 [ -0.10 -7,310 [ -0.15 -5,817 | -0.11 -6,697 -6,977
Other equity capital components .......... 0 0 0 0 0 0 0 0
Total liabilities and equity capital . ............oooiiiiiiii 5,303,121 [100.00 4,830,759 [100.00 5,322,525 [100.00 4,820,905 4,166,499 9.78
Memoranda
Loans and advances from bank subsidiaries ................ . 0 0 0 0 0 0 0 0
Loans and advances from nonbank subsidiaries ... 0 0 0 0 0 0 0 0
Notes payable to subsidiaries thatissued TPS ........ ..ottt i 0 0 0 0 0 0 0 0
Loans and advances from subsidiary holding companies ..................cooiiiiiiiiiiian, 0 0 0 0 0 0 0 0
Subordinated and long-term debt 1 year or1ess..............cooiiiiiiiiiiii e 0 0 0 0 0 0 0 0
Guaranteed loans to banks, nonbanks, and holding companies......................evut 0 0 0 0 0 0 0 0
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BHC Name City/State RSSD Number FR Dist. Peer #
Parent Company Analysis—Part 1
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct

Profitability
Net income / Average equity capital............c.ovuiiiiiiiiiiiinennns 0.27 3.14 9.75 5.73 2.22
Bank net income / Average equity investment in banks .............. 2.87 1.67 0.84 3.87 3.04
Nonbank net income / Average equity investment in nonbanks ...... 0.74 8.95 28.48 16.41 4.67
Subsidiary HCs net income / Average equity investment in sub HCs. ..
Bank net income / Parent NetinCome .............ooviiiiiiiiiiiianananennns 329.29 17.79 2.78 22.94 46.55
Nonbank net income / Parent netincome ................ooviiiiiiiinainnn.. 115.94 87.48 103.42 84.04 58.60
Subsidiary holding companies' net income / Parent net income .............
Leverage
Total liabilities / Equity capital . ...........oooiiniii e 11 10.59 11.49 11.24 1.71
Total debt / Equity capital ...........cooiiuiiii i 0 0 0 9.31 0
Total debt + notes payable to subs that issued TPS / Equity capital . . 0 0 0 9.31 0
Total debt + Loans guaranteed for affiliate / Equity capital ........... . 0 0 0 9.31 0
Total debt / Equity capital — excess over fairvalue .......................... 0 0 0 9.31 0
Long-term debt / Equity capital.............coooiiiiiiii i 0 0 0 9.31 0
Short-term debt / Equity capital .............oooiiiiiii 0 0 0 0 0
Current portion of long-term debt / Equity capital . ......................oo.t 0 0 0 0 0
Excess cost over fair value / Equity capital ................coooiiiiiiiinnn. 0 0 0 0 0
Long-term debt / Consolidated long-term debt ......................c.oat 0 0 0 17.92 0
Double Leverage
Equity investment in subs / Equity capital ... 73.82 64.23 71.27 64.06 62.16
Total investment in subs / Equity capital 84.52 74.91 81.91 74.40 71.93
Equity investment in subs / Equity cap, Qual TPS + other PSin T1 .. ..
Total investment in subs / Equity cap, Qual TPS + other PSinT1 ..........
Double Leverage Payback
Equity investment in subs — equity cap / Netincome (X) .................... -97.73 -11.43 -3.12 -6.50 -17.20
Equity investment in subs — equity cap / Net income-div (X).................
Coverage Analysis
Operating income-tax + noncash / Operating expenses + dividends ........ 74.75 91.11 86.80 83.77 94.94
Cash from ops + noncash items + op expense / Op expense + dividend . ... -29.21 21.19 96.31 67.88 169.86
Adjusted cash flow / Operating expenses + repaid long-term debt + dividends . . -433.01 -183.96 -151.03 -40.61 156.04
Pretax operating income + interest expense / Interest expense .............
Pretax op inc + interest expense + trust pref / Interest expense + trust pref..
Dividends + interest from subsidiaries / Interest expense + dividends.......
Fees + other income from subsidiaries / Salary + other expenses........... 33.06 42.54 34.79 18.09 1.61
Net income / Current part of long-term debt + preferred dividends (X).......
Other Ratios
Net assets that reprice within 1 year / Total assets.......................... 13.29 | [ 21.42 | [ 15.45 | [ 21.59 | [ 26.82 |
Past Due and Nonaccrual as a Percent of Loans and Leases
90+ days PASt AUE . ... .u it
NONACCIUAL. . ..ttt e e et et e et

TOtal .
Guaranteed Loans as a Percent of Equity Capital
To bank subsidiaries . ....... ...t 0 0 0 0 0
To nonbank subsidiaries .................... 0 0 0 0 0
To subsidiary holding companies .. 0 0 0 0 0

TOtaAl 0 0 0 0 0
As a Percent of Consolidated Holding Company Assets
Nonbank assets of nonbank subsidiaries........................oo 84.90 85.42 85.54 86.66 83.79
Combined thrift assets (reported only by bank holding companies).......... 0 0 0 0 0
Combined foreign nonbank subsidiary assets..................ccooiiiin. 1.61 1.04 1.49 1.63 0
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Parent Company Analysis—Part 2
03/31/2021 03/31/2020 12/31/2020 12/31/2019 12/31/2018
BHC [Peer# 9] Pct | BHC [Peer# 9] Pct | BHC [Peer# 9| Pct | BHC [Peer# 9] Pct [ BHC [Peer# 9 | Pct
Payout Ratios — Parent
Dividends declared / Income before undistributed income
Dividends declared / Netincome ..............coiiiiiiiiiiininannn.. . 0 0 0 0 0
Net income — dividends / Average equity 0.27 3.14 9.75 5.73 2.22
Percent of Dividends Paid
Dividends from bank subsidiaries ...t
Dividends from nonbank subsidiaries ..............c.c.oooiiiiiiiiiiiii
Dividends from subsidiary holding companies........................oooun.
Dividends from all subsidiaries ...
Payout Ratios — Subsidiaries:
Percent of Bank Net Income
Dividends from bank subsidiaries ... 0 0 0 0 0
Interest income from bank subsidiaries. ...............ccoooiiii i 0.37 12.41 6.18 0.96 0.51
Management and service fees from bank subsidiaries ...................... 0 0 0 0 0
Other income from bank subsidiaries. ... 2.56 4.92 8.07 5.98 0
Operating income from bank subsidiaries .....................cooon. 2.93 17.32 14.25 6.95 0.51
Percent of Nonbank Net Income
Dividends from nonbank subsidiaries ..............cooviiiiiiiiiiiii 0 0 0 0 0
Interest income from nonbank subsidiaries 28.50 8.96 1.37 6.69 21.82
Management and service fees from nonbank subsidiaries .. 0 0 0 0 0
Other income from nonbank subsidiaries. ... 239.31 27.84 7.40 7.63 2.80
Operating income from nonbank subsidiaries ............................. 267.81 36.81 8.77 14.31 24.62
Percent of Subsidiary Holding Companies' Net Income
Dividends from subsidiary holding companies. ...............c.ocoiviienn..
Interest income from subsidiary holding companies.........................
Management and service fees from subsidiary holding companies. ..
Other income from subsidiary holding companies.................... .
Operating income from subsidiary holding companies.....................
Dependence on Subsidiaries:
Percent of Total Operating Income
Dividends from bank subsidiaries ... 0 0 0 0 0
Interest income from bank subsidiaries. ..o 0.31 3.97 1.18 0.68 0.28
Management and service fees from bank subsidiaries ...................... 0 0 0 0 0
Other income from bank subsidiaries.......................ooooii . 2.12 1.57 1.55 4.20 0
Operating income from bank subsidiaries . 2.42 5.54 2.73 4.88 0.28
Dividends from nonbank subsidiaries ... 0 0 0 0 0
Interest income from nonbank subsidiaries..................coooiiiiiia 8.29 14.10 9.77 17.20 15.28
Management and service fees from nonbank subsidiaries .................. 0 0 0 0 0
Other income from nonbank subsidiaries.......................oooiiiit 69.65 43.78 52.68 19.62 1.96
Operating income from nonbank subsidiaries .......................co..... 77.94 57.87 62.45 36.82 17.24
Dividends from subsidiary holding companies....................cooooeenn.. 0 0 0 0 0
Interest income from subsidiary holding companies......................... 0 0 0 0 0
Management and service fees from subsidiary holding companies. ......... 0 0 0 0 0
Other income from subsidiary holding companies........................... 0 0 0 0 0
Operating income from subsidiary holding companies..................... 0 0 0 0 0
Loans and advances from subsidiaries / Shortterm debt....................
Loans and advances from subsidiaries / Total debt ......................... 0
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